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and h (0) =0, then is a highly oscillating function and is not Lebesgue integrable on . However, with x (0) = 0, the above system has following solution -. The above integral is neither Riemann integral nor Lebesgue integral, it is Henstock-Kurzweil integral. Now, we bisect . Atleast one of the subintervals does not possess a -fine partition, and denote it by .
Continuing we obtain a sequence of nested subintervals whose diameter tends to zero. By Cantor's Intersection Theorem, there exists a unique point x in the intersection. Since diameter tends to zero there exists some n large enough so that . Thus we arrive at a contradiction, and hence the theorem is proved. Now, for each n, let be a -fine tagged partition of [a, b] . If K is a positive integer, and m,n are positive integers greater than or equal to K, then the tagged partitions -fine tagged partitions, since the sequence is decreasing. It follows that -. We can conclude that is a Cauchy sequence. Since every Cauchy sequence of real numbers converges, define I in R to be the limit of this sequence. Proof of the theorem can be seen in [3] .
III. CONCLUSION
In this paper, we have seen how a small change in to the definition of the Riemann integral and the introduction of thefine tagged partition has provided us with more generalized and much more stronger form of integral. This allows us to handle some improper Riemann integrals. We have seen a more generalized form of Fundamental Theorem of Calculus and some properties of integrals. Still there are many more results of Henstock-Kurzweil Integrals which are not proved and lot of work can be done in this area.
